The objective of this article is to analyze the effect of the probability sampling's selection on the estimated results in Structural Equation Modeling (SEM) using the Partial Least Squares (PLS) algorithm.
Introduction
PLS algorithm is available in some software alternatives, such as, PLS Graph, SmartPLS, PLS-GUI, SPAD-PLS, among others. The PLS algorithm was designed to test and measure cause and effect relationships between both, unobservable variables (latent variables) and observable variables (manifest variables). The PLS algorithm also allows to determine a score or measurement in latent variables.
The use of PLS algorithm is prevalent in areas of social sciences, such as psychology, where it is common to work with latent variables (IQ, level of depression). Another common use of PLS algorithm is in customer satisfaction indexes. Satisfaction indexes such as the American Customer Satisfaction Index (ACSI, 2005) or the European Customer Satisfaction Index (ECSI, in Chatelin et. al (2002) ) use this algorithm to measure customer satisfaction, whether it is with products or services from the private or public sectors.
The origin of this work arises from a real problem, estimating user satisfaction level of beneficiaries of social assistance programs of the Mexican government based on Partial Least Squares Path Models, i.e. by Structural Equation Modeling and the PLS algorithm. The beneficiaries of these programs are widely dispersed throughout the country in hard to reach areas. They are people of low economic level (no phone) and the only way to contact them is by face to face interview. For the type of population described above, a sampling design with equal probability of selection, such as Simple Random Sampling (SRS), is not feasible, because it involves the interviewer's displacement to difficult places, sometimes just to survey one person, even forming subgroups in the population (stratified sampling). An unequal probability sampling design is a better option in these conditions because concentrates the sample in fewer regions. There are articles that tell us about certain advantages of estimations that result the PLS algorithm. For example, T. Dijkstra (2009) shows that the PLS algorithm has convergence from arbitrary points to unique solutions with probability approaching to one when the sample size is infinite. Hse, Chen and Hsieh (2006) mention that the PLS algorithm results are consistent in the long term, which means that their bias is reduced when the sample size and the number of manifest variables per latent variable increases. However, these results do not refer to aspects related to the sampling design, leaving the understanding that it is a simple random sampling and that the population is infinite.
In this paper, the results related to the effect of the sampling design on PLS algorithm are presented; specifically, the selection probability behind the sampling design using PLS path models to measure citizen's satisfaction level.
The analysis is carried out with classical sampling theory that is, assuming that the population is finite and comparing two types of sampling designs: with equal and with unequal probability of selection. In Figure 1 , it can be seen that musical ability is measured (measurement or inner model) through three manifest variables (M1, M2, M3), which determine a value Ɛ1 in this variable. In the structural or inner model, it is postulated that musical aptitude affects the aptitude for mathematics, which is represented in the diagram by the arrow pointing from one variable to another. The effect or impact ƞ between these latent variables is measured by common linear regression (simple or multiple).
Structural models can handle two or more latent variables, with as many manifest variables as deemed necessary or sufficient.
In Mexico, basing their work on the ACSI government model, Lobato et al (2011) constructed a PLS path model to estimate citizens' satisfaction with a social milk supply The model is estimated using the PLS algorithm through SmartPLS software (developed by Ringle, Wende and Will, 2005) in a standardized metric. The Path weighting scheme was chosen from the three options offered by both the PLS algorithm and the SMARTPLS program. Henseler et al (2006) reported that, on final results, there are no substantial differences between the Path, Centroid and Factor Weighting Schemes.
Although the PLS algorithm casts a wide variety of data between their results, the salient points are the impacts between latent variables (numbers over the arrows in Figure 2 ) and the scores of each latent variable (values in small ellipses over the latent variables in Figure 2 ).
It can be seen, in figure 2 , that nine latent variables were identified: Access, Product, Point of Sale and so on, and include each manifest variables, denoted by M1, M2,..,M24. All latent variables include three manifest variables, except the Complaints and Attention latent variables which include only one and two manifest variables, respectively.
Using PLS, it is estimated, for example, that the impact between Perceived Quality and Satisfaction is 0.680 (which is interpreted in the same way that any coefficient in a regression model) and that the Satisfaction of LICONSA beneficiaries toward the program is 9.16, on a scale from1 to 10.
Methodology
In order to study the effect of sampling design, the subsequent procedure was followed:
1) Using a specific sample size, several samples are generated with two different sampling designs of a known finite population. The known population is the group of 1140 beneficiaries of the program LICONSA. One of the sampling designs used equal selection probability (SRS) and the other, unequal selection probability. In this last case, stratified sampling (SS) is implemented. The 1140 LICONSA beneficiaries are classified into nine groups (strata) according to their academic level, taking sampling sizes into each stratum, non-proportional to the stratum size, but the squared stratum size, in order to assign an unequal probability to each population element. In this way, the elements in larger strata are more likely to be selected than elements in small strata.
For the stratified sampling (SS) design, the strata, stratum size and the stratum sample sizes are shown in Table I .
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The sampling distribution of the estimates of the model parameters is useful for comparing these two different sampling designs. Therefore, to compare the level of accuracy, we check how near or far, on average, sample estimates are from the results of the total population.
3) Comparison of estimations distributions from different sampling designs with the results of the total population. The comparison was made through techniques of descriptive statistics, i.e., box plots, sample mean, sample standard deviations, variation coefficients.
Results
The results of the procedure described in the previous section are as follows:
1) Using a specific same sample size, several samples are generated with two different sampling designs of a known finite population. With a sample size of 250, there were generated 50 simple random samples. Then, under stratified sampling another 50 samples were selected. The sample sizes within each stratum were determined with the method described previously. This data can be found in Table 1 . All samples were generated using 2) Estimations of a particular model with each sample are calculated, using PLS Algorithm. The structural model in Figure 2 was estimated using PLS algorithm for each of the 100 samples selected, 50 simple random samples (SRS) and 50 stratified samples (SS), recording the results associated with scores and impacts between latent variables.
3) Comparison of estimation distribution from different sampling designs with the results of the total population model. The above procedure yielded many results. To facilitate their interpretation, we present first the distribution of the estimates of one latent variable score, specifically, the Satisfaction score and one impact between the latent variables, specifically, the Point of Sale to Perceived Quality impact.
In Figure 3 , we observe the sampling distribution for the 50 estimations of the score of the latent variable Satisfaction, with each sampling designs (SRS and SS). The horizontal line indicates the target value, which is also called the actual value of satisfaction. This value represents the real score in the latent variable Satisfaction (the population value for the 1140 beneficiaries) and, conveniently, the distribution of the estimates should be symmetrical around this value, to think in unbiased estimators.
In Figure 4 , we observe the sampling distribution of 50 estimates of the impact Point of Sale- 
Figure4: Impact Point of Sale to Perceived Quality Sampling Distribution
In the two previous figures, we can observe clearly the presence of sampling design effect: If the probability of selection is the same (SRS), the distribution estimates are more symmetrically around the objective value than with unequal selection probability (SS). The asymmetric distribution in Figure 3 shows that over 75% of the SS results are sub-estimating the real value of the Satisfaction score. Moreover, Figure 4 shows that over 75% of the SS results are over-estimating the real value of the impact Point of Sale-Perceived Quality.
These two observed results imply that we have bias in the estimation process with unequal selection probability.
We can observe, in Figure 5 , the sampling distributions of nine estimated scores in the complete model in figure 2 , found in box plots that follow the same pattern as Figures 3 and 4.
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Finally , table II and table III show results of descriptive statistics of estimates in impacts and scores, respectively. By comparing the variability in estimates of each, score and impact, with the two different sampling designs, we note that are no significant differences.
Conclusions
We can now establish some conclusions and comments related to the effect of the probability sampling's selection on the estimated results in Structural Equation Modeling (SEM) using
Partial Least Squares Algorithm.
Principally, we conclude that, when using sampling design with equal selection probability, the estimators of impacts and scores of the latent variables are, apparently, unbiased.
Otherwise, when a sampling design with unequal selection probability is used it has been found that these estimators are, in most cases, biased. As it mentioned above, the conclusion cannot be neither under estimation or over estimation is induced, as both cases are presented.
Although we can argue about the effect that structural model can have on subsequent results, as mentioned previously, the model used is similar to ACSI and ECSI satisfaction models and, although we can do a similar analysis to this with a simpler or more complex model, the idea is to study the sampling design effect in models that are the most similar possible to the models that are currently used to evaluate satisfaction indexes.
No one questions that real data have the advantage over simulated data, as being more "realistic data", since the simulated data are generated with artificial patterns that do not necessarily apply in the real world.
The PLS algorithm determines first the scores of the latent variables through an iterative procedure. After that, it determines the impact among latent variables using ordinary regression. Correcting the sample selection bias within the PLS algorithm represents an issue not previously addressed. Already there are procedures for the correction of this bias in regression models, (Skinner 2012 , Magee 1998 which could be applied to try to correct the bias in impacts between the latent variables. However, previously we should have also corrected the bias present in the scores of the latent variables. For the latter, the alternatives are not clear.
The idea of incorporating weights in the estimation process related to the probability of selection, as does the estimator of Horvitz-Thomson (Horvitz and Thomson 1952) , seems quite risky because the iterative procedure that determines the scores in the PLS algorithm, better results in a specific sample size. Nevertheless, commercial software that execute the PLS algorithm might well consider the alternative of incorporating weights (as the inverse of the selection probability) within the algorithm.
When estimating structural models using the PLS algorithm, there are no specific formulas to determine a sample size to satisfy precision conditions. Some criteria are mentioned in literature based mainly on empirical reasons , Morgeson 2011 ).
Once a sample size is determined by a criterion, as mentioned in Henseler et al. (2009) , Morgeson (2011) or others authors, if an unequal selection probability sampling design is considered, a good choice would be to increase the sample size, say 150% or even 200%.
It is frequently mentioned in the literature (Chin and Newsted, 1999) that PLS requires smaller sample sizes than the LISREL method, but it is questionable to use small sample sizes under sampling designs with unequal probability of selection as it is shown here, as it may introduce bias.
A sample size of 250 was used in section 4, because it is commonly used. For example, the ACSI (Morgeson, 2011) uses this sample size in its evaluations.
We found that simple random sampling seemed to be the best option. We acknowledge that this is not always possible, due to the difficulties involved in giving the same probability to all possible population samples, or the costs and time involved in collecting data from a large and disperse population located over large geographical areas.
The results presented here correspond to a single case, a single structural model. It is likely the existence of cases with unbiased sample selection exist, however, this one case warns against the presence of a problem.
The fact that in this particular case the biased estimators arise should warn us of the existence of this same problem in similar cases when working with unequal selection probability.
Moreover, our previous work, we believe, is a good alternative to understand, in practice, what the concept of unbiased estimator is, which is a criterion often sought when carrying out parameter estimation.
